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2 F , , $t$
$\backslash ^{\mathrm{O}}$
$([\mathrm{A}95])$ [AST95], [To96] $)$ ,
$\mathrm{c}_{\mathrm{o}\mathrm{r}}\mathrm{n}\mathrm{i}\mathrm{s}\mathrm{h}_{-}\mathrm{F}\mathrm{i}\mathrm{S}\mathrm{h}\mathrm{e}\mathrm{r}$ ,
.
, 2 $X_{1}$ , $X_{2}$ $\nu_{1)}$ $\lambda_{1}$
$\chi^{2}$ $\chi^{2}(\nu_{1)}\lambda_{1})$ , $\nu_{2)}$ $\lambda_{2}$ $\chi^{2}$ $\chi^{2}(\nu_{2)}\lambda_{2})$
$F_{\iota \text{ _{}1},\iota\lambda_{1}} \text{ }2,,\lambda_{2}:=\frac{X_{1}/l\text{ _{}1}}{X_{2}/\nu_{2}}$
$(\nu_{1)}\nu_{2})$ , $(\lambda_{1)}\lambda_{2})$ 2 $F$ $F(\nu_{1)}l\ovalbox{\tt\small REJECT}_{2)}\lambda_{1)}\lambda_{2})$
. F
$([\mathrm{M}\mathrm{a}48])$ [S59] $)$ , $\mathrm{S}\mathrm{N}$
$([\mathrm{M}\mathrm{i}79])$ [Ts82] $)$ ..
$([\mathrm{P}62\mathrm{a}])[\mathrm{P}62\mathrm{b}]_{\rangle}[\mathrm{P}62_{\mathrm{C}}])$ . (multiple
$\mathrm{p}\mathrm{a}\mathrm{r}\mathrm{a}\mathrm{l}\mathrm{l}\mathrm{e}\mathrm{l}-\mathrm{l}\mathrm{i}\mathrm{n}\mathrm{k}\mathrm{n}\mathrm{o}\mathrm{i}\mathrm{S}\mathrm{e})$ 2 (binary Signalling
system) 2 $\mathrm{F}$ $([\mathrm{P}64])$ .






. , $p_{F}(x, \nu_{1}/2+i, \nu_{2}/2+j)$ $(\nu_{1}. +2i, \nu_{2}+2j)$ $F$
,
$p_{F}(x; \frac{\nu_{1}}{2}+i, \frac{\nu_{2}}{2}+j)=\frac{(\nu_{1}/\nu_{2})^{\mathcal{U}_{1}/2}+i}{B(\nu_{1}/2+i,\nu_{2}/2+j)}\overline{(1+(\nu 1/\mathcal{U}_{2})X)^{(\iota \text{ }}1+\nu_{2})/2+i+j}$
$X^{l^{\text{ }}/}12+i_{-}1$
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. ( $F_{\nu_{1},\nu_{2}},\lambda_{1},\lambda_{2}+()/\mathcal{T}$ 3
$(\nu’, \nu_{2})$ F $F(\nu’)\nu_{2})$ . ,
$F=F_{l\prime \text{ }}1,\iota 2,\lambda_{1},\lambda 2)\mu_{r}’=E(F^{r}))\mu_{r}=E[(F-\mu_{1}’)^{r}](r=1,2_{)}.=.),$ $\beta_{1}=\mu_{\mathrm{s}}^{2}/\mu^{\mathrm{s}}2$















$\mu_{3}’.=$. $\frac{\nu_{2}^{3}(U_{1}+2)(_{- U+4)}1}{\nu_{1}^{2}(\nu 2-2)(U2-4)(\nu 2-6)}(1+\frac{3\lambda_{1}}{\nu_{1}}+\frac{3\lambda_{1}^{2}}{\nu_{1}(\nu_{1}+2)}+\frac{\lambda_{1}^{3}}{\nu_{1}(\nu_{1}+2)(\mathcal{U}_{1}+4)})$
$+ \frac{15\lambda_{2}^{4}}{\nu_{2}(\nu_{2}+2)(\nu_{2}+4)(\mathcal{U}_{2}.+6)}-\frac{21\lambda_{2}^{5}}{\nu_{2}(\nu_{2}+2)(\mathcal{U}_{2}+4)(\nu_{2}+6)(\mathcal{U}_{2}+8)}$
$+ \frac{28\lambda_{2}^{6}}{\nu_{2}(\nu_{2}+2)(U2+4)(U_{2}+6)(\nu_{2}+8)(\nu 2+10)}\}$ .
2 $\mathrm{F}$ .
$(2.1)$ $P \{F_{U_{1}},\nu_{2},\lambda_{1},\lambda 2<f\}\approx I_{\nu_{0}}’(\frac{1}{2}\nu_{2_{)}}\frac{1}{2}\nu’)$
$= \frac{1}{B(\frac{1}{2}\nu_{2)}\frac{1}{2}\nu’)}\int_{0}^{U^{J}}\mathrm{o}t^{\frac{1}{2}\nu_{2}-1}(1-t)^{\frac{1}{2}\nu^{J}}-1dt$.
(Tiku $[\mathrm{T}\mathrm{i}65]$ ) :. .
(2.1) 2 $\mathrm{C}\mathrm{o}\mathrm{r}\mathrm{n}\mathrm{i}\mathrm{s}\mathrm{h}_{-}\mathrm{F}\mathrm{i}_{\mathrm{S}}\mathrm{h}\mathrm{e}\mathrm{r}$
, $F(\nu_{1)}\nu_{2)}\lambda_{1)}\lambda_{2})$ $100\alpha$ $f_{\alpha}$
.
$F_{\nu’,\nu}2$ $(\nu’)\nu_{2})$ $F$ $F(\nu’)\nu_{2})$ , $S$
$\nu’$ $\chi^{2}$ $\chi^{2}(\nu’)$ , $f_{\alpha}’=(f_{\alpha}+\zeta)/\mathcal{T}$ ,
(2.1) ;.
. $\cdot$ .
(2. 2) $1- \alpha=P\{F_{\nu_{1},\nu_{2}},\lambda_{1},\lambda_{2}<f\}=P\{\frac{F_{\nu_{1},\mathcal{U}_{2}\lambda_{1},\lambda_{2}}+\zeta}{\mathcal{T}},<\frac{f+\zeta}{\mathcal{T}}\}$










(2.3) $W= \frac{S_{\nu};-b_{\mathcal{U}}\prime-\sqrt{f_{\alpha}’}(s\nu 2-b_{\nu_{2}})}{\sqrt{1-b_{\nu’}^{2}+f_{\alpha}\prime(1}^{-b_{\nu_{2}}^{2}})}$
$E(W)=0_{)}V(\dot{W})=1$ . $W$
$W$ Cornish-Fisher .






















(2.4) $b_{\nu’}= \sqrt{l\text{ ^{}\prime}\underline{2}}\Gamma(\frac{\nu’+1}{2})/\Gamma(\frac{\nu’}{2})$
$=1- \frac{1}{4\nu’}+\frac{1}{32\nu’2}+\frac{5}{128\nu’\mathrm{s}}+O(\frac{1}{\nu^{\prime^{4}}})$
.
(2.5) $1-b_{\nu}^{2},$ $= \frac{1}{2\nu’}-\frac{1}{8\nu^{\prime^{2}}}-\frac{1}{16\nu^{\prime^{3}}}+O(\frac{1}{\nu^{\prime^{4}}})$
. , $s_{\nu’}-b_{\nu’}$ $s_{\nu_{2}}-b_{\nu_{2}}$ , 2.1, $(2.4))$
$(2.5)$ $W$ 3
$\kappa_{3}(W)=.\frac{1}{\{(1-b_{\nu}^{2},)+f_{\alpha}’(1-b^{2})\mathcal{U}2\}^{\frac{3}{2}}}\kappa_{3}[(s_{U}’-b_{\nu’})-\sqrt{f_{\alpha}’}(S_{\nu_{2}}-b_{\nu_{2}})]$












$=u_{\alpha}+ \frac{u_{\alpha}^{2}-1}{24\{1-b^{2}+f_{\alpha}\nu’J(1-b_{U_{2}}2)\}^{3}/2}$ . $\{\frac{1}{\nu^{\prime^{2}}}+\frac{1}{4\nu^{\prime^{3}}}-f_{\alpha(\frac{1}{\mathcal{U}_{2}2}}^{J3/2}+\frac{1}{4\nu_{2}\mathrm{s}})\}$
$- \frac{2u_{\alpha}^{3}-5u_{\alpha}}{576\{1-b_{\nu}2+\prime f_{\alpha};(1-b_{I\text{ }}22)\}^{3}}(\frac{1}{\nu^{\prime^{2}}}-\frac{f_{\alpha}’3/2}{\nu_{2}2})^{2}+O(\frac{1}{U_{2}2})$ .
$u_{\alpha}$ $N(0_{)}1)$ $100\alpha$ , $f_{\alpha}’=(f_{\alpha}+\zeta)/\mathcal{T}$ .













, 10 . $F(l\ovalbox{\tt\small REJECT}_{1_{)}}\iota\ovalbox{\tt\small REJECT}_{2)}\lambda_{1)}\lambda_{2})$ $100\alpha$
(2.1) (2.6) $\alpha$ $0.05_{)}0.10_{)}0.90_{7}0.95$ , $\nu_{1}$ $5_{)}10$ ,
$20_{)}\nu_{2}$ 10, 20 ) $30_{)}(\lambda_{1)}\lambda_{2})$ (5 $5))$ (5 $10)$ )(10 $10)$ ,
Tiku . ,
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